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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 1,045,770,014 |oooveicciicccine [ 1,045,770,014 |............ 1,057,710,733
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt e 1,920,627 |..ooeeeeeeeeeeeeeeeeeeeeeees e 1,920,627 (.o 1,989,631
2.2 COMMON SOCKS ...ttt [oeseneneenensennas 7,054,277 [ooieieciirinniiecinnines e 7,054,277 oo 7,807,855
3. Mortgage loans on real estate:
B RISt HENS L. [ 287 617 [ e 247 617 oo 258,126
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...ttt |eesserereieineens 4,228,786 |..oovvreiiecierirriinees [ 4,228,786 |..coverrrennnne 4,360,602
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash($ .roerrnen 1,577,114 ), cash equivalents
[ J 10,481,530 ) and short-term
investments ($ ..o ) et [rone 12,068,644 |......oooveiiiiciirces oo 12,058,644 |.......c....... 18,257,689
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |oeeeerencncns 1,697,212 oo e 1,697,212 [ 1,817,062
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 1,093,160,981 [....ocvovieieeeeeeeee [0 1,093,160,981 |............ 1,112,526,990
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 14,609,025 ..o [ 14,609,025 |.......cccoocc. 14,544,867
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...........cccccevrenne. 7210 | [ 7,211 [ 5,303
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but UNbIlled PrEMIUMS) ..........cciieieiiiiieieieieicceee et [oreeeereieeen s reseee [eeeeere et sesenes |reseseeeeeesenenese e seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiiin i e, [0 0
18.2 Net deferred tax asset 0. .0
19.  Guaranty funds receivable O ON AEPOSIL ...........c.cccovveveieiereieeeceeeeieieeieeees |oererereseieeee e sesesieeies [oereeeeerene e [ sees (1 0
20. Electronic data processing equipment and SOftWAre ............cccceveveeereeeerenens [reverereeiinnnnnnns 323,859 oo e 323,859 | 464,404
21. Furniture and equipment, including health care delivery assets
(B s ) et [ 4,710 | A,710 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e [0 OO 0
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25. Aggregate write-ins for other than invested assets .............ccooeeeeerenireiees [ 630,859 |.ocvvieiiriicieae 626,589 |.......ccvvireiriicinns 4,270 [oveeceeeee e 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 1,108,897,645 |......ccovveuenenee 631,299 |........... 1,108,266,346 |............ 1,127,543,564
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 1,108,897,645 631,299 1,108,266, 346 1,127,543,564
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid PENSION .o oo 219,258 .o, 219,258
2502. Prepaid EXPENSES ...ooovicvceieieiieeeeiee ettt [ttt 407,331 oo 407,331
2503, Disallowed IMR ..ot et 4,270 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0] 0 |..
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 630,859 626,589




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......ccoeeveenicnncnns
(including $  .voveverre Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
[T Lo ) ISRV URURURTUTY OO
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ... 1,400,000 |...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. MOACO) .t [
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ................ccccoeu. foeerererereeieeenens 378,988 |..cooveee. 401,665
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 325,372 420,526
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 1,000, 049,335 1,018,468,083
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 108,217,011 109,075,475
38. Totals of Lines 29, 30 and 37 108,217,011 109,075,475
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,108,266, 346 1,127,543,558
DETAILS OF WRITE-INS
2501.  ANNA HURBAN & OTHER SCHOLARSHIP FUNDS 248,098 |....ocoovveine 257,769
2502.  DEVELOPMENT FUND 17,274 ... 121,681
2503. OTHER
2598. Summary of remaining write-ins for Line 25 from overflow PAJE ettt [ O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 325,372 420,526
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns 16,685,915 [ 29,479,650 |...ocoovne 36,808,486
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiieiiiiiiie ittt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1 to 8.3)
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group CONVEISIONS ......ceuieuieeieaiieaiiesieesieeieeseeeeeeee e
17. Interest and adjustments on contract or deposit-type contract funds . .. 304,595
18. Payments on supplementary contracts with life contingencies .............coccoiiiiiiiiiiiiiiieeeeee e [
19. Increase in aggregate reserves for life and accident and health contracts (16,959,429) 10,215,081 8, 813 765
20.  Totals (LINES 1010 1) .cuiiiiiiiieieeee ettt b et s e st [eae e 43,614,056 |......cccvenee 56,139,962 |...cooveerenne 73,100,016
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses and fraternal expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ....
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 53,492,385 65,277,683 84,844,996
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 1,948,499 | 2,620,098 |......coovneeee 3,231,190
30. Dividends to policyholders and refunds to members 1,045,500 1,051,743 1,397,819
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 minus Line 30) 902,999 |....ccooevenns 1,568,350 |.ccvoeeeene 1,833,371
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 0
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNuS LiNe 32) .......ccocevrurieerieenieennn o 902,999 ..o 1,568,350 | oo 1,833,371
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ (excluding taxes of $
transferred to the IMR) ... (1,893,104) (790,817) (1,422,965)
35. Netincome (Line 33 plus Llne 34) ....................................................................................................... (990, 105) 777,533 410,406
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 109,075,475 109,319,049 109,319,049
37. Netincome (Line 35) (990, 105)
38. Change in net unrealized capital gains (losses) Iess capltal gains tax of $ oo e (774,320)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthonzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period .
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance .
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus 0 (4,402) 0
54. Net change in capital and surplus for the year (Lines 37 through 53) (858,464) (1,134,079) (243,574)
55. Capital and surplus, as of statement date (Lines 36 + 54) 108,217,011 108,184,970 109,075,475
DETAILS OF WRITE-INS
08.301. Cookbook Income ... .22,462
08.302. Other Income-Misc. .35,321
08.303. Miiscellaneous
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 21,685 36,254 57,783
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Prior period 401K adjustment
5302. Prior period reclass
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................. 16,502,330 |................. 29,350,431 |................ 37,149,805
................. 43,041,682 |................. 42,566,925 |................. 56,426,525
21,685 36,254 57,783
59,565,697 71,953,610 93,634,113
................. 62,101,314 |................ 45,662,196 |................. 60,576,422
................................. 0 fooereerereereereeenneed 0 fciiiil0
................... 9,763,913 |.................. 9,246,136 |................ 11,571,281
................... 1,045,500 |.....ccovvere. 1,051,743 | 1,397,819
0 0 0

72,910,727 55,960,075 73,545,522
(13,345,030) 15,993,535 20,088,591

38,339,650 |..

19,253,715 |.
..... 7,321 |.
. 258,427 |..

24,845,586
... 88,457
. 261,546

................................. 0 [0 o0
................................. 0 [0 il 0
................................. 0 [0 o0
0 0 0

................. 38,350,111 |................. 19,519,463 |................ 25,195,500
................. 32,828,747 |................. 32,282,640 |................ 42,650,798
............................. 900 [..eveeeecerereneneieeens 0 i, 70,573
................................. 0 [0 o0
.......................... 5,715 [0 [ 10,375
................................. 0 [0 o0
0 0 0

32,835,362 32,282,640 42,740,746

(119,850) (103,087) (110,468)

5,634,599 (12,660,090) (17,434,688)
................................. 0 [0 il 0
................................. 0 [0 o0
................................. 0 [0 o0
................... 1,300,651 |......cccoeveveneen.. (60, 797) ... (1,516,517)
................................. 0 [0 o0
210,735 (231,721) (515,574)

1,511,386 (292,518) (2,032,091)

................. (6,199,045)|...................3,040,927 |...................... 621,812
................. 18,257,689 |................ 17,635,877 |................. 17,635,877
12,058,644 20,676,804 18,257,689

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIEL TR ...t ettt et 0

2. OrdiNary life INSUFAINCE .........c.cviveiieieieeteiiiiescie et se sttt sse st enses b st ss st se s s s snsesese s sessnsnsesessfeesenennscseenens 4,054,648 |......ccvveenne 3,717,350 | 4,697,982

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 12,906,502 |...cocvivennne 26,104,400 |.....ccoenee 32,533,319

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD @NNUILIES ......oviviiieiieeeciete ettt ettt et e st esestese st eteesetessebe s ebesestessstessstessssesessesessesessesesasessssedosesensesensesenteseseseesseenne [oreeteseeseseesesensesessesennesens [oesensesensesensese e e 0

T A G H = GIOUD oottt sttt ettt sese e et s s s esenene e ettt ettt eneiene[eeeteieie et |oeen et 0

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A B H = OB ettt ettt [ ot e s 0
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ....c.vieieieeiiieiieecie ettt ssse s st seaeneneas 16,961,150 oo 29,821,750 |.oovveeenee 37,231,301
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13.  Subtotal (LINES 11 throUGN 12) .......oiuiveiiiiiiiecieteieieeeeete et b bbb es s s et 16,961,150 oo 29,821,750 |.oovvveenee 37,231,301
14, DEPOSIt-tYPE CONIACES .....cvveveieieeeeieieiiieieiete ettt eae st s s st et s s s s s s e s s s ssssesesessssnsnas [oesesesensscaeseneneas 97,806 |...oveeeererernne 98,632 oo 136,197
15. Total (Lines 13 and 14) 17,058,956 29,920,382 37,367,498

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
Company input

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (990,105) $ 410,406
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

detail row 1 $ - $ -

detail row 2 $ - $ -
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:

detail row 1 $ - $ -

detail row 2 $ - $ -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (990,105) $ 410,406
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 108,217,011 $ 109,075,475
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 $ - $ -

detail row 2 $ - $ -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:

detail row 1 $ - $ -

detail row 2 $ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 108,217,011 $ 109,075,475

Use of Estimates in the Preparation of the Financial Statements
Company input

Accounting Policy

2)Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the interest method, except that bonds with a NAIC rating of "6" are valued at fair market

(6)Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated at amortized cost or the lower of amortized cost or fair value, using the retrospective method.

Going Concern
Not Applicable

NOTE 2 Accounting Changes and Corrections of Errors

No significant changes

NOTE 3 Business Combinations and Goodwill

None

NOTE 4 Discontinued Operations

None

NOTE 5 Investments

4)
a) The aggregate amount of unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

Dollar Repurchase Agreements and/or Securities Lending Transactions
None

Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

Repurchase Agreements Transactions Accounted for as a Sale
None

Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

Real Estate
None

Low Income Housing tax Credits (LIHTC)
Not Applicable

Restricted Assets
None

Working Capital Finance Investments
None



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

NOTES TO FINANCIAL STATEMENTS

N.  Offsetting and Netting of Assets and Liabilities
None

O. 5GlI Securities
None

P.  Short Sales
None

Q. Prepayment Penalty and Acceleration Fees
No Significant Changes

R.  Reporting Entity’s Share of Cash Pool by Asset Type
None

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
None

NOTE 7 Investment Income
No Significant Changes

NOTE 8 Derivative Instruments
None

NOTE 9 Income Taxes
Not Applicable

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
None

NOTE 11 Debt
A.  The Association has a line of credit for cash management purposes and may borrow up to $20,000,000. The balance as of September 30, 2023 is $0.

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A.  Defined Benefit Plan

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022
(4) Components of net periodic benefit cost

a. Service cost $ - $ - $ - $ 22,695 $ - $

b. Interest cost $ - $ 31,175 $ - $ 28,061 $ - $

c. Expected return on plan assets $ - $ (40,111) $ - $ - $ - $

d. Transition asset or obligation $ - $ - $ - $ - $ - $

e. Gains and losses $ - $ 9,995 $ - $ 35,634 $ - $

f. Prior service cost or credit $ - $ - $ - $ - $ - $

g. Gain or loss recognized due to a

settlement or curtailment $ - $ - $ - $ - $ - $

h. Total net periodic benefit cost $ - $ 1,059 $ - $ 86,390 $ - $

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
None

NOTE 14 Liabilities, Contingencies and Assessments
None

NOTE 15 Leases
No Significant Changes

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk

None

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
None

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Non
e

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No Significant Changes

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Common Stock $ 7,054,277 | $ - 13 - 19 - 13 7,054,277
Preferred Stock - Perpetual $ 1,440,347 | $ - 13 - 13 -1 1,440,347
Total assets at fair value/NAV $ 8494624 |$ - 19 - 19 - 19 8,494,624
C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 890,817,153 | $1,045,770,014 | $ - | $1,045,770,014 | $ -1$ - 18 -
Preferred Stock $ 2,013,037 | $ 1,920,627 | $ 1,440,347 | $ 572,690 | $ -1$ - 18 -
Common Stock $ 7,054,277 | $ 7,054,277 | $ 7,054,277 | $ -1$ - 198 - 18 -
Cash & Short Term $ - 19 - 19 - 19 - 19 - 19 - 19 -
Investments $ 12,058,644 |$ 12,058,644 |$ 12,058,644 |$ -1$ - 198 - 18 -
Other Invested Assets | $ 17,675,270 |$ 20,183,804 |$ -|$ 20,183,804 |$ -1$ - 18 -
Mortgage Loans $ 247617 | $ - 19 - 19 - 19 - 19 -1$ 247,617
Totals $ 929,865,998 | $1,086,987,366 | $ 20,553,268 | $ 1,066,526,508 | $ - 18 - 19 247,617

NOTE 21 Other Items
No Significant Changes

NOTE 22 Events Subsequent

Subsequent events have been considered through for these statutory financial statements which are to be issued on. There were no events occurring subsequent to
the end of the quarter that merited recognition or disclosure in these statements.

NOTE 23 Reinsurance
No Significant Changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
None

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
None

NOTE 26 Intercompany Pooling Arrangements
None

NOTE 27 Structured Settlements
None

NOTE 28 Health Care Receivables
None

NOTE 29 Participating Policies
No Significant Changes

NOTE 30 Premium Deficiency Reserves
No Significant Changes

NOTE 31 Reserves for Life Contracts and Annuity Contracts
No Significant Changes

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No Significant Changes

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No Significant Changes

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No Significant Changes

NOTE 35 Separate Accounts
No Signficant Changes

NOTE 36 Loss/Claim Adjustment Expenses
No Significant Changes

7.2
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOGEI ACE? .........c.c.cvovceeueieieeeeeceete e et ee ettt e e aet et e e e s eae et esessesetetesesenssseaeses et enssssaesesesansnsnaesasesansnsssesesasansnsnaesesasnn Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the

reporting entity? ..... Yes[ 1 No[X]

LT F= (=N el i =g Lo L PRV RURUR RPN

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes[ 1 No[X]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ...........cccciiiiiiiiiii s Yes[ 1 No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2018

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 04/13/2020

By what department or departments?

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o Yes [ X] No[ 1 NAI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ............vrueueieiiieieieteiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fIMMS? ........oiiiiiiii e Yes[ ] No[X]

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

[ 1T N[ T NA[X]

]
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ............ccccceeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Yes[ 1 No[X]

2
Current Quarter
Book/Adjusted
Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.coiuiiiiiiiiieeeeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cciiiiiiiiiiieiieeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiiiicncns Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $

8.1

oL ee e

Yes[ 1 No[X]
] N[ X] NAT ]
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

PNC BANK ... 620 LIBERTY AVE

PITTSBURGH, PA 15222 ..o

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee.
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?...........ccooiiiiiiiiiii

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooevereiiiiicicncicnene

Yes [

Yes [

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? ........

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUNLIES? .........ooiiiiiiiiiiii ittt ettt ettt s ae e et e sb e e sb e e ke e bt enbeeabeeaeeeaeesaeesaeesbeenbeenbeans

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoieie.

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I = 4 T T o= T 1= SRS B
B Tty o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI MOTGAGES .........o.vvvevieieieeee ettt ettt ettt st e et e s et et e b et esese s s e s et e s e b e s e s e ss s s e s et et et et esesess s st et esetesesesnssasasesasesesesen B 247,617
1.14 Total Mortgages in GO0 SANGING .......c.cvvveeeeeeeeeieeeceete et eeseaeeeteteees s e ae e ses s s s aete s s s s assesesessasasaesesassassssssesassssansssssannans $ 247,617

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 247,617

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvicuceeeeeeeeeceee ettt es e ae e s s s s e sesensananeesnas Yes [ ] No [ ] NATX]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[X]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ... AL
2. Alaska ......cccooiiiii AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... - 1A
17. Kansas . .. KS
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e MO
27, MONtana ........ccccoiiiiiiiii s MT
28. Nebraska .. .. NE ...1,908,631 |..
29. Nevada ........ ~ NV ..162,821 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ N foes fos e e [ 0
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b 30,329 [ 133,838 [ il 0 164,167
32.  New Mexico . NM 0 [ 5,076 |..
33. New York ..... 0. ...2,293,001 |..
34. North Carolina .. 0. ... 11,098 |..
35.  North Dakota 0. 271,177 .
36.  ONiO coveeeeee 0. ..2,701,192 |..
37. Oklahoma . 0 [ 5,678 |..
38. Oregon......... 0 [ 1,373 |.
39. Pennsylvania ... 0. ...2,897,499 |..
40. Rhode Island .... 0. ... 91,263 |..
41.  South Carolina . 0.
42.  South Dakota ... 0.
43. Tennessee ... 0.
44, Texas ....... 0.
45.  Utah ..... 0.
46. Vermont 0.
47, VIFGINIA v 0
48.  Washington ........cccceerieueieieieieeeeee s 0
49.  West Virginia 0.
50. Wisconsin .... 0.
51, Wyoming ......ccocvveeiiiiiiiiiiiiiiiiececciieeeees. WY el fois foiiiiiiiin i i
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT X
59.  Subtotal .....cccvviviiiiiiiciiciiciiiiiiiee e XX . 3,156,786 .o 12,906,502 |.....coeveveiiieen 0 o
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens DO ST 897,862 [.....veveeeirieirieiins oo s e 897,862 ..o
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........cccvveriiiriiiciiiceineenn
96. Plus Reinsurance Assumed.
97  Totals (All Business)....
98. Less Reinsurance Cede s s
99. Totals (All Business) less Reinsurance Ceded XXX 3,779,413 12,906,502 0 0 16,685,915 97,806
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 49 4. Q - Qualified - Qualified or accredited reINSUrer..............c.ceceriererieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 8

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Schedule Y - Part 1

NONE

Schedule Y - Part 1A - Detail of Insurance Holding Company System

NONE

Schedule Y - Part 1A - Explanations

NONE

12,13



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

NO

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............cccciiiiiiiii e N/A

Explanation:

Bar Code:

5 6 3 3 2 2 0 2 3 4 9 0 0

5 6 3 3 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

5 6 3 3 2 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

5 6 3 3 2 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

5 6 3 3 2 2 0 2 3 4 4 1 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

5 6 3 3 2 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

5 6 3 3 2 2 0 2 3 4 4 9 0 0 0 0 3

o
—

0 3
0 3
0 3
0 3

o o o o
I S S E—

14



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, MONIES HELD FOR CHARITY ...eiitieiieceetettresis ettt es sttt bbbttt bens [ontnasseaetesneenescsetenenennne [oesessscaetesesseese e tenennae
2597.  Summary of remaining write-ins for Line 25 from overflow page 0

15



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c.coiuiiiiiiieieei et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Current year change in encumbrances

Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

................... 4,360,603

137,531

4,228,787

4,228,787 |..

................... 4,532,333

182,105
..4,360,603

4,360,603

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized

...................... 258,126

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

247,617

...................... 519,810

258,126

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

20,325,292

20,183,804

... 20,504,953

20,325,292

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

............ 1,067,508,219
... 32,829,647

38,339,692

1,054,744,918

....(364,169)|...

............ 1,056,795,579
... 42,730,371

...129,384
... 24,965,979
6,028,583

1,067,508,219

SI101
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt ettt b e e 401,385,897 |.....covvuennne 5,114,329 |....covvnne 10,217,431 | 8,432,016 |.ccoceunene 390,820,274 |............... 401,385,897 |....ccoconce. 404,714,810 |................ 379,925,647
2. NAIC 2 () ettt h bbb b bk e b e b e bt et b et bt bt b s bbbt nnese e aeenens [e s 605,503,583 |.......ccovecuune 8,715,766 |.....ccocvvvnee. 4,983,418 |...ooocvrne. (9,801,336)......cconven. 603,344,149 | 605,503,583 |.......ccecc.. 599,434,596 |.............. 621,004,196
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 37,860,261 |oeveeceeeeeeeeiene [V 2,019,397 | 1,991,311 | 49,864,207 |..coovvnneene 37,860,261 |...cocvennee. 37,832,174 |.....coce. 48,357,299
4. INAIC 4 (@) oottt h et h ekt b e b £ b e b e £ ek £t h ekt b et bttt ettt ettt enebe s [t 4,083,533 ..o (L RSN [V O (1,996, 157) | cvccvvcenene 4,087,913 [ 4,083,533 |....ccccevernne 2,087,376 |.coveriennne 6,090,706
5. NAIC B () it b et b et n b [rr s 1,669,631 | [0 (1 [C°) D] 1,670,514 | 1,669,631 |.ocveenee 1,668,740 |.oocveenne 2,171,922
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 30,050 0 1 2,269 86,841 30,050 32,318 160,964
7. Total Bonds 1,050,532,956 13,830,095 17,220,247 (1,372,789) 1,049,873,899 1,050,532,956 1,045,770,014 1,057,710,733
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 1,070,000 |- [0 [V O (50,000 [-.-veveeneeenns 1,075,000 |.ooceeerieneee 1,070,000 |.oocveeienneee 1,020,000 [.cooeovneeenne 1,075,000
LN 72 (2SSOSR PPURSTSTTRPRY HORRRRRT 364,857 v (L RSN [V 4,588 | 421,542 .o 364,857 |.covveicicinn 369,445 | .. 405,409
TO. NAIC 3 bbb bbbt e bbbt b et a et [see s 481,200 ..o [0 [V 7,200 | 482,880 |.....ccveveenee 481,200 |....ooocveenee 488,400 |......ccvvvveenanne 473,640
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN [V 21,600
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 39,782 0 0 3,000 39,502 39,782 42,782 13,982
14, Total Preferred StOCK ..o 1,955,839 0 0 (35,213) 2,018,924 1,955,839 1,920,627 1,989,631
15. Total Bonds and Preferred Stock 1,052,488,795 13,830,095 17,220,247 (1,408,002) 1,051,892,822 1,052,488,795 1,047,690,641 1,059,700, 364
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S103, SI104, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 13,500,000 |..coeveereennee 6,000,000
2. Cost Of Cash qUIVAIENTS ACGUITET ............ccoiiieieieeeeieeeeecce ettt ettt ettt esese s s s s st esesesssss s s sesesesesesnssannansns [eoenenesasesenneas 5,481,530 |..ccooeeneee 103,907,065
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................cvcveueuiuieiieeiietieeteseseaee s e st ste et esesss s st eseseseseseseasesssssssesesesessssessssseseseseses |oesessesesesenenens 8,500,000 |.oourveeenne 96,407,065
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 10,481,530 [.ooeeieneee 13,500,000
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 10,481,530 13,500,000

S108




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
34446A-BM-9 ......... FOND DU LAC COUNTY . e e e e e e e e e e e e e ee e e e eemn e e e e emnne e e e eemnnneneeennnnnns | sevevnnninnnes Joannnd 08/25/2023 ..... UBS FINANCIAL SERVICES INC. ....ieeeeeeneeeeemnnnaeeeeenniaeeeeeenneeeeemnnnaeeeernnnneeeeennnnnaees |reernnnnaeeeeennnnaneeeemnnnnaeeees Joemnnnaeeeemnnnanneeennes 285,000 [enueeeernnieeeeeenennns 285,000 [+enueeeeemrnieeeeenenia e eeenes 0 [1.CFE ..........
34446A-BM-9 ......... L0 O 6 PP PPN IFTPPPUUURUUUURRS RPN 08/25/2023 ..... UBS FINANCIAL SERVICES INC. ....iiiiiieuunniiiiiuunniiiiiussnniisrisssnsesrsnsnnssssrnnssnnssssrsssnnsnns oosrssnnnsrssrnnsnnsessensssssneees |ooresnnssesenssnnnsnsenees 285,000 fuuuuiiiiiiiniiiiiiiiannns 285,000 |uuuuiiiiiiiiiiiiiiiiiiieeens 0 |1.CFE
0909999999. Subtotal - Bonds - U.S. Special Revenues 570,000 570,000 0
76134K-AA-2 .. VDR 231 A2A = ABS .eeeeiiiiiiiie e ciii et eenaa s nnnnaneees | sneeeeeeenniins [oeeen 09/15/2023 ..... DEUTSCHE BANK INST FIX INC .. 1,818,488 2,000,000
045054-AR-4 .. ASHTEAD CAPITAL INC -.eeeeeeee et eeeete e e e eeee e e e e eene e e e e eenne e e e e emnnn e e e eennnneeeeennnnnnnneenns | seeevnnniinnnns Jonnnd 07/24/2023 ..... Various ....c.oeeeeeeeens 3,001,107 3,000,000
26439X-AH-6 DCP MIDSTREAM OPERATING LP ...eviiiiiiiiieiiiiiii e cevni e snnni e ssnnnneeees | eeeeeennnnneens fonnnd 07/17/2023 ..... MORGAN STANLEY CO .......... 2,931,559 2,825,000
30225V-AN-9 .. EXTRA SPACE STORAGE LP ....eeeeeeieeeeeeeeee e e e eeee e e e erre e e e eeene e e e e eenne e e eernnnneeeennnnnnnes | oeeevnnnninnnns Jonnnd 07/25/2023 ..... KEYBANC CAPITAL MARKETS INC 2,783,100 3,000,000
76134K-AA-2 .. VDR 231 A2A = ABS .eeeeiiiiiiiie e ciii et eenaa s nnnnaneees | sneeeeeeenniins [oeeen 09/15/2023 ..... DEUTSCHE BANK INST FIX INC .. 1,818,488 2,000,000
808513-CH-6 .. o | CHARLES SCHWAB CORP ....eeeeeeeeeeeeenne e e eeemene e e e eeennneeeeeennnaeeeeennnneeeeennnnnaeeeennnnnnneeens | soeeeeesrnnsins [oeeens 08/23/2023 ..... Various .... 3,010,841 3,000,000
045054-AR-4 ASHTEAD CAPITAL INC ..eiiiiiiiiiiiiiiiiis et rceii s e e s eennis s s e nnnn s s snnnnnssesnns | aeeeeennnnnenes founnd 07/24/2023 ..... Various .... 3,001,107 3,000,000
26439X-AH-6 DCP MIDSTREAM OPERATING LP ....eeeeeeeieeeeeee e e e eee e e e eemne e e e eenne e e e eenn e e e ennneneeees | oevevnnnninnnes Jonnid 07/17/2023 ..... MORGAN STANLEY CO .......... 2,931,559 2,825,000
30225V-AN-9 EXTRA SPACE STORAGE LP ....cevvveiiiiiiiiiiii i es s srnnne s snnnnnnnes | eeeeeennnineees fonnnd 07/25/2023 ..... KEYBANC CAPITAL MARKETS INC 2,783,100 3,000,000
76134K-AA-2 .. S VDR 231 A2A = ABS .eeeeeeeei e e e e eeee e e e e e e e e e e e e e e e e e e e e e nn e e e ennn e e eennnnneees | sneeeeeernniins [eeens 09/15/2023 ..... DEUTSCHE BANK INST FIX INC .. .. 1,818,488 |.. .. 2,000,000 |..
808513-CH-6 CHARLES SCHWAB CORP ....euvvuniiiiuuunniiiiiuusniisiinnnnssessrsssnsssesrnsnnsssesesssnnssnsssnsnnsssssnnnes | aeeeeensnnnenes |ousens 08/23/2023 ..... LT P AP PPN 3,010,841 [ooooiiiiiiiiinniiins 3,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 28,908,677 29,650,000 103,398
2509999997. Total - Bonds - Part 3 29,478,677 30,220,000 103,398
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 29,478,677 30,220,000 103,398
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
451100-10-1 ......... ICAHN ENTERPRISES UNT ...iiiiiiiiiiiiiiie i escrrni s srnnni s snnnnnnnees | eeevennnnneeens [oeeens 09/27/2023 ..... 02N
451100-10-1 ......... TCAHN ENTERPRISES UNT ...t e et e et e e e e e e e e e e e e emnnne e e e e ennneeeeeennnnnnees | eevvvnnninnnnns Joeeens 09/27/2023 ..... DIRECT ..
451100-10-1 ......... ICAHN ENTERPRISES UNT ...iiieeiniiiiiiuiniiiiiiiiisisiinssiesssresnnnssessnsnnsssssenssnnssssnnnsnnnees | eeeeesssnneneee [oeeees 09/27/2023 ..... DIRECT ..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

5989999997. Total - Common Stocks - Part 3

5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

900

6009999999 - Totals

29,479,577

103,398
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36202B-3Z-6 | G2 001716 = RMBS ........evvmmmmnmmnnnnniiiiiiiinnns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 .0 . 0 0 e . 05/20/2024 . (1.A ........
..36202C-6J-7 | G2 002673 = RMBS ........oevvvvrriiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2028 . [1.A ........
..36202C-CE-1 | G2 001869 ~ RMBS ........cevvveverreeeirneiiniiiinns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/20/2024 . (1.A ........
..36202C-EM-1 | G2 001940 - RMBS ......oovvvvrrrriiiiiiiiiieiieeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2025 . [1.A ........
..36202C-HH-9 | G2 002032 - RMBS .......cooovveriiiiiiiiiiii [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2025 . [1.A ........
..36202D0-5F-4 | G2 003546 - RMBS ..........cooveeiiiiieinennnins [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2034 . (1.A ........
..362040-G3-8 | GN 376518 ~ RUBS .........coevevvviiiiiiiiiiniienens [eennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2024 . [1.A ........
..36205K-JU-7 | GN 392775 - RMBS ....cooeeeeiiiiiiiiiiiiiiieieeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2024 . (1.A ........
..36207R-3A-1 |GN 440093 - RMBS ......ccoeveiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2027 . [1.A ........
..383730-2D-2 | GNR 2003-046 HB - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 06/20/2033 . [1.A .
..38373V-AJ-9 |GNR 0259 CB - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| 0| . 08/20/2032 . [1.A .
..38373I1-1i6-1 | GNR 0232D WB - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 06/20/2032 . 1.A .
..38373Y-2H-6 |GNR 037B TJ — CMO/RMBS .......cevvvvviviiiiiiiinns [eeeinn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/16/2033 . [1.A ........
..383742-DY-6 | GNR 2007-079 BM - CMO/RMBS .............coeeeeees [oeinnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2037 . [1.A ........
..383742-M3-4 | GNR 2008-034 PG — CMO/RMBS ..........cccmvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2038 . [1.A ........
..38374B-DD-2 | GNR 0362A AE - CMO/RMBS .........oovvvvvverrennnns [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2033 . [1.A ........
..38374B-E9-0 |GNR 2003-70 MD - CMO/RMBS .......cceeeeeiieieeees [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2033 . [1.A ........
..38374D-PQ-6 | GNR 2008-002 MD - CMO/RMBS ........ccoeveveeeeees [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/16/2038 . [1.A ........
..38374D-TL-3 | GNR 2008-027 JD - CMO/RMBS .........eevvvmmunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2037 . [1.A ........
..38374F-3T-9 | GNR 2004-026 ED - CMO/RMBS ..........ccovvumnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/16/2034 . [1.A ........
..38374F-6X-7 | GNR 2004-030 UD - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 04/20/2034 . (1.
..38374F-HC-1 | GNR 2004-016 EC - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 02/20/2034 . (1.
..38374F-HH-0 | GNR 2004-016 GC - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 02/20/2034 . (1.
..38374G-SA-1 | GNR 2004-037 B - CMO/RWBS . . |. 09/01/2023 . | Paydown 0 0| 0| . 04/17/2034 . (1.
..38374H-6M-7 | GNR 2004-069 GC - CMO/RMBS . |- 09/01/2023 . | Paydown 0 0| 0| . 04/20/2034 . (1.
..38374J-YA-8 | GNR 2004-086 C - CMO/RMBS ...........ccceeeeeeees [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2034 . (1.
..38374K-2D-4 | GNR 2005-033 AY - CMO/RMBS .........eevvvmmnnnnnn [erreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/16/2035 . [1.A ........
..38374K-RU-9 | GNR 2005-003 OC - CMO/RMBS ..........eevvvvvvvunn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2035 . [1.A ........
..38374K-UY-7 | GNR 2005-013 PE — CMO/RMBS .........eevvvmvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2035 . [1.A ........
..38374L-XL-0 | GNR 2005-051 DC ~ CMO/RMBS ..........evvvvvvvvnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2035 . [1.A ........
..38374M-U9-8 | GNR 2006-017 TW ~ CMO/RMBS ........oovvvvrveennns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2036 . [1.A ........
..38374M-W14-7 | GNR 2006-017 QB - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 04/20/2036 . (1.
..38374M-IIR-6 | GNR 2006-001 LE - CMO/RVBS .. 09/01/2023 . |Paydown 0 0| 0| . 06/20/2035 . (1.
..38374N-XV-4 | GNR 2006-057 NIl - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 10/20/2036 . (1.
..38374T-AG-9 | GNR 2009-010 PH - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 02/20/2039 . (1.
..38375D-KN-7 | GNR 2008-058 PE - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 07/16/2038 . (1.
..38375J-5E-1 | GNR 2007-024 LB - CMO/RMBS .......cooeveveiienees [oreennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/16/2037 . (1.
..38375L-NL-0 | GNR 2007-056 PE - CMO/RMBS .........cooeereeeeens [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2037 . [1.A ........
..38375L-P7-9 | GNR 2007-070 PE - CMO/RMBS ..........coeeveeeeees [oennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2087 . [1.A ........
..38375P-CH-2 | GNR 2008-001 LB ~ CMO/RMBS ........ccovvrvrenenns [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2038 . [1.A ........
..38375P-8Y-8 | GNR 2008-013 HG - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2087 . [1.A ........
..38375X-DJ-0 | GNR 2008-047 P - CMO/RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/16/2038 . [1.A ........
..38375X-QU-1 | GNR 2008-069 EP - CMO/RMBS .. . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 08/20/2038 . [1.A ........
..38376J-LF-9 | GNR 2009-104 NC - CMO/RMBS ... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 11/20/2039 . [1.A ........
..38376P-4G-2 | GNR 2009-127 PB - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 12/20/2039 . [1.A .
..911760-LQ-7 | VENDE 1998-2 G - RMBS ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 06/15/2028 . [1.A ........
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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..911760-LY-0 | VENDE 1998-3 E - CMO/RMBS ......ccoeeveeieeienees [oreenn . 09/01/2023 . | Paydoun ... ...(5)] .0 . 0 0 e . 03/15/2029 . [1.A ........
..36202B-3Z-6 | G2 001716 = RMBS ........evvvvmmmmmnnnnnnninniiiinns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 .0 . 0 0 . 06/20/2024 . [1.A ........
..36202C-6J-7 |62 002673 ~ RUBS ........cevvvvviiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2028 . [1.A ........
..36202C-CE-1 | G2 001869 = RMBS ........cevvvvvrvrrvrrrnrinniinnnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/20/2024 . (1.A ........
..36202C-EM-1 | G2 001940 - RUBS .....coovvrvviiiiiiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2025 . [1.A ........
..36202C-HH-9 | G2 002032 - RMBS ........cooeveeiiiiiieneeeeen [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2025 . [1.A ........
..36202D-5F-4 | G2 003546 - RMBS ..........coovvviiiiininnnnnns [ s . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2034 . [1.A ........
..362040-G3-8 | GN 376518 = RMBS ........coevvvvviiriiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2024 . [1.A ........
..36205K-JU-7 | GN 392775 - RMBS ..o [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2024 . [1.A ........
..36207R-3A-1 | GN 440093 - RMBS .... 09/01/2023 . |Paydown 0 0| 0| . 02/15/2027 . [1.A .
..383730-2D-2 | GNR 2003-046 HB - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 06/20/2033 . [1.A .
..38373V-AJ-9 | GNR 0259 CB - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 08/20/2032 . 1.A .
..38373I-116-1 | GNR 0232D WB — CMO/RMBS .......cooeeviveiiiiieines [ ereens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2032 . [1.A ........
..38373Y-2H-6 | GNR 037B TJ - CMO/RMBS .......cevvvvvrriiiiininnns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/16/2033 . [1.A ........
..383742-DY-6 | GNR 2007-079 BM - CMO/RMBS .........cooeeeeeeenns [orennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2037 . [1.A ........
.. 383742-M3-4 | GNR 2008-034 PG - CMO/RMBS .........ccovvummnnnnn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2038 . [1.A ........
..38374B-DD-2 |GNR 0362A AE - CMO/RMBS ........oovvvvvvvvreinnnns [erninn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2033 . [1.A ........
..38374B-E9-0 |GNR 2003-70 MD - CMO/RMBS ...........cceeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2033 . [1.A ........
..38374D-PQ-6 | GNR 2008-002 MD - CMO/RMBS .......ccooeeieeieeens [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/16/2038 . [1.A ........
..38374D-TL-3 | GNR 2008-027 JD - CMO/RMBS ..........evvvmmmnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2037 . [1.A ........
..38374F-3T-9 | GNR 2004-026 ED - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 04/16/2034 . (1.
..38374F-6X-7 | GNR 2004-030 UD - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 04/20/2034 . (1.
..38374F-HC-1 | GNR 2004-016 EC - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 02/20/2034 . (1.
..38374F-HH-0 | GNR 2004-016 GC - CMO/RMBS . |. 09/01/2023 . | Paydown 0 0| 0| . 02/20/2034 . (1.
..38374G-2Z-4 | GNR 2004-042 AD - CMO/RMBS . |- 09/01/2023 . | Paydown 0 0| 0| . 03/20/2032 . (1.
..38374G-SA-1 | GNR 2004-037 B - CMO/RMBS ..........cceeeeeeeeees [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/17/2034 . (1.
..38374H-6M-7 | GNR 2004-069 GC - CMO/RMBS ..........eevvvvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2034 . [1.A ........
..38374J-YA-8 | GNR 2004-086 C - CMO/RMBS ...........ccceeeeeeees [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2034 . [1.A ........
..38374K-2D-4 | GNR 2005-033 AY - CMO/RMBS .........eevvvmmunnnnn [erreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/16/2035 . [1.A ........
..38374K-RU-9 | GNR 2005-003 OC - CMO/RMBS ..........eevvvvvvvunn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2035 . [1.A ........
..38374K-UY-7 | GNR 2005-013 PE — CMO/RMBS .........eevvvmvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2035 . [1.A ........
..38374L-XL-0 | GNR 2005-051 DC - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 07/20/2035 . (1.
..38374M-U9-8 | GNR 2006-017 TW - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| 0| . 04/20/2036 . (1.
..38374M-W14-7 | GNR 2006-017 QB - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 04/20/2036 . (1.
..38374M-IIR-6 | GNR 2006-001 LE - CMO/RVBS .. 09/01/2023 . |Paydown 0 0| 0| . 06/20/2035 . (1.
..38374N-XV-4 | GNR 2006-057 NIl - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 10/20/2036 . (1.
..38374T-AG-9 | GNR 2009-010 PH - CMO/RMBS .........eevvvmvnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2039 . (1.
..38375D-KN-7 | GNR 2008-058 PE - CMO/RMBS ........ccoeeeeieeeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/16/2038 . [1.A ........
..38375J-5E-1 | GNR 2007-024 LB - CMO/RMBS .......cooeveeeiieenns [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/16/2087 . [1.A ........
..38375L-NL-0 | GNR 2007-056 PE - CMO/RMBS .........cooeereeeeens [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2037 . [1.A ........
..38375L-P7-9 | GNR 2007-070 PE - CMO/RMBS ..........oooeeereeens [ernennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2087 . [1.A ........
..38375P-CH-2 | GNR 2008-001 LB ~ CMO/RMBS ........covvvrvrrennns [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2038 . [1.A ........
..38375P-8Y-8 | GNR 2008-013 HG - CMO/RMBS .. . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 11/20/2087 . [1.A ........
..38375X-DJ-0 | GNR 2008-047 P - CMO/RWBS .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . . 06/16/2038 . [1.A ........
..38375X-QU-1 | GNR 2008-069 EP - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| .. 9 |. 08/20/2038 . 1.A .
..38376J-LF-9 | GNR 2009-104 NC - CMO/RMBS .. . 09/01/2023 . | Paydoun ... 0. .0 . 0. .4 ). 11/20/2039 . 1A ........
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..38376P-4G-2 | GNR 2009-127 PB — CMO/RMBS .........eevvvmvvnnnnn [ereeenn . 09/01/2023 . | Paydoun ... L (14)). .0 . 0 0 e . 12/20/2039 . [1.A ........
..911760-LQ-7 | VENDE 1998-2 G = RMBS .........evvvvvvvnvnnnnnnnnns [eeneenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2028 . [1.A ........
..911760-LY-0 | VENDE 1998-3 E - CMO/RMBS ......cceeeveeiieieiees s . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2029 . [1.A ........
..36202B-3Z-6 | G2 001716 = RMBS ........evvvvmmmmnnnnninninniininnn [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/20/2024 . [1.A ........
..36202C-6J-7 |62 002673 ~ RUBS ........covvvvriiiiiiiiiiiiiiiieens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/20/2028 . [1.A ........
..36202C-CE-1 | G2 001869 = RMBS .........evvvvrerrrrrrrnnrnnnnnnnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/20/2024 . [1.A ........
..36202C-EM-1 |G2 001940 - RUBS .....coovvvrviiiiiiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/20/2025 . [1.A ........
..36202C-HH-9 |62 002032 - RMBS ........ocoeeeeiiiieeieeeeeen [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2025 . [1.A ........
..36202D-5F-4 | G2 003546 - RMBS ..........oooevviiiinninninnn [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2034 . [1.A ........
..362040-G3-8 | GN 376518 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 05/15/2024 . [1.A .
..36205K-JU-7 | GN 392775 - RMBS . 09/01/2023 . |Paydown 0 0| 0| . 12/15/2024 . [1.A .
..36207R-3A-1 | GN 440003 - RMBS .... 09/01/2023 . |Paydown 0 0| 0| . 02/15/2027 . [1.A .
..383730-2D-2 | GNR 2003-046 HB - CMO/RMBS ..........eevvvvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/20/2033 . [1.A ........
..38373V-AJ-9 |GNR 0259 CB - CMO/RMBS .........cccoeeeeeeeeeenees [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2032 . [1.A ........
..38373I-116-1 | GNR 0232D WB — CMO/RMBS .......cooeveieeiiiiienens [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/20/2032 . [1.A ........
..38373Y-2H-6 | GNR 037B TJ - CMO/RMBS .......ceevvvviriiiiiniinns [ eeeens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/16/2033 . [1.A ........
..383742-DY-6 | GNR 2007-079 BM - CMO/RMBS .........cooeeeeeeenns [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/20/2037 . [1.A ........
.. 383742-M3-4 | GNR 2008-034 PG - CMO/RMBS .........ccovvuvunnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2038 . [1.A ........
..38374B-DD-2 |GNR 0362A AE - CMO/RUBS ........ooovvvvvvenninnnns [erninn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2033 . [1.A ........
..38374B-E9-0 | GNR 2003-70 MD - CMO/RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/20/2033 . [1.A ........
..38374D-PQ-6 | GNR 2008-002 MD - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 01/16/2038 . (1.
..38374D-TL-3 | GNR 2008-027 JD - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 08/20/2037 . (1.
..38374F-3T-9 | GNR 2004-026 ED - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 04/16/2034 . (1.
..38374F-6X-7 | GNR 2004-030 UD - CMO/RMBS . |. 09/01/2023 . | Paydown 0 0| 0| . 04/20/2034 . (1.
..38374F-HC-1 | GNR 2004-016 EC - CMO/RMBS . |- 09/01/2023 . | Paydown 0 0| 0| . 02/20/2034 . (1.
..38374F-HH-0 | GNR 2004-016 GC - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2034 . (1.
..38374G-2Z-4 | GNR 2004-042 AD - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 . .. 0 . 03/20/2032 . [1.A ........
..38374G-SA-1 | GNR 2004-037 B - CMO/RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 21,236 .. 0 . 04/17/2034 . [1.A ........
..38374H-6M-7 | GNR 2004-069 GC - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/20/2034 . [1.A ........
..38374J-YA-8 | GNR 2004-086 C - CMO/RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2034 . [1.A ........
..38374K-2D-4 | GNR 2005-033 AY - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/16/2035 . [1.A ........
..38374K-RU-9 | GNR 2005-003 0C - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 01/20/2035 . (1.
..38374K-UY-7 | GNR 2005-013 PE - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 02/20/2035 . (1.
..38374L-XL-0 | GNR 2005-051 DC - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 07/20/2035 . (1.
..38374M-U9-8 | GNR 2006-017 TW - CMO/RVBS 09/01/2023 . |Paydown 0 0| 0| . 04/20/2036 . (1.
..38374M-W14-7 | GNR 2006-017 QB - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 04/20/2036 . (1.
..38374M-IIR-6 | GNR 2006-001 LE - CMO/RVBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/20/2035 . (1.
..38374N-XV-4 | GNR 2006-057 NI - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2036 . [1.A ........
..38374T-AG-9 | GNR 2009-010 PH - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2039 . [1.A ........
..38375D-KN-7 | GNR 2008-058 PE - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/16/2038 . [1.A ........
..38375J-5E-1 | GNR 2007-024 LB - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/16/2087 . [1.A ........
..38375L-NL-0 | GNR 2007-056 PE - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/20/2037 . [1.A ........
..38375L-P7-9 | GNR 2007-070 PE - CMO/RWBS .. . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 11/20/2087 . [1.A ........
..38375P-CH-2 | GNR 2008-001 LB - CMO/RWBS .. . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 01/20/2038 . [1.A ........
..38375P-8Y-8 | GNR 2008-013 HG - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 11/20/2087 . [1.A .
..38375X-DJ-0 | GNR 2008-047 P - CMO/RWBS ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 06/16/2038 . [1.A ........
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..38375X-QU-1 | GNR 2008-069 EP - CMO/RMBS ........ccoeveeeieeens [ereenn . 09/01/2023 . | Paydoun ... .. 236 L2248 . . (12)). .0 . 0 . 08/20/2038 . [1.A ........
..38376J-LF-9 | GNR 2009-104 NC — CMO/RMBS ...........evvvvvvvunn [ereeenn . 09/01/2023 . | Paydoun ... 121 .0 . 0 . 11/20/2039 . [1.A ........
..38376P-4G-2 | GNR 2009-127 PB — CMO/RMBS .........eevvvmvnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/20/2039 . [1.A ........
..911760-LQ-7 | VENDE 1998-2 G - RMBS JU I . 09/01/2023 . | Paydoun ... .0 . .0 . . 06/15/2028 . [1.A ........
..911760-LY-0 | VENDE 1998-3 E - CMO/RMBS ..........cceeeeeeeeees [oeenns . 09/01/2023 . | Paydown 0 0 . 03/15/2029 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 0 0 XXX
..504612-BK-8 | MICHIGAN ST .. . |- 07/03/2023 . |Call @ 100.00 . .0 . 0 . 05/15/2033 .
..504612-BK-8 | MICHIGAN ST .. .. 07/03/2023 . | Call @ 100.00 . .0 . .0 . . 05/15/2033 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 0 0 XXX
..751265-0K-8 [RALSTON NEB .......eevviiiiinnnnniiiiiininnieniinnnns | eeens . 09/08/2023 . |PNC CAPITAL MKTS .ocooee |vvneriiiiiiiinienes |oeeeeees 128,654 |.......... 150,000 |...........151,650 |.......... 150,000 0 0 150,000 (21,347) . 09/15/2031 .
..751265-0K-8 |RALSTON NEB ........eevvvevmevmnennnnnnnnnnnnnnnnnnnns [ eeeees . 09/08/2023 . |PNC CAPITAL MKTS ... .. 128,654 .... 150,000 . 150,000 |.... .0 . 0 150,000 |.. . (21,347) |.... . 09/15/2031 .
.. 777543-8B-6 | ROSEMONT ILL ...ovvvvvvviviiiniiinninnnninnininnnnnns [ eeeees . 08/10/2023 . |PNC CAPITAL MKTS ... ... 98,548 .... 100,000 .0 . 0 L (1,844) ... . 12/01/2035 .
..751265-0K-8 |RALSTON NEB ........eevvvvvmemmmernnnnnnnnnnnnnnnnnnns [ oeeees . 09/08/2023 . |PNC CAPITAL MKTS ... .. 128,654 .... 150,000 .0 . 0 . 09/15/2031 .
..777543-8B-6 | ROSEMONT ILL oo |eeeee.. | 0871072023 . [PNC CAPITAL MKTS ... ... 98,548 .. 100,000 100,573 |.... .0 . .0 . . 12/01/2035 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 583,057 650,000 656,096 0 0 XXX
..3133T0-J7-0 |FHR 1578 K — CMO/RMBS .........evvvvvvvnvnnnnnnnnns [ eeeeenn . 09/15/2023 . | Paydown 0 0 . 09/15/2023 .
..3133T1-FB-3 |FHR 1577 PV — CMO/RMBS .......covvvvviviiiiiiinnns [ eeeens . 09/15/2023 . | Paydoun ... .0 . 0 . 09/15/2023 .
..313373-PK-8 |FHR 1652 PL - CMO/RMBS .......coovvereneennneenees [ oeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/15/2024 .
..31359D-6L-2 |FNR 93178 PK - CMO/RMBS .........coooevvrriinnnnns [ornenn . 09/25/2023 . | Paydoun ... .0 . 0 . 09/25/2023 .
..31359E-YT-2 |FNR 1993-199 PX - CMO/RMBS ........ccvvvvvvvvnnns [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/25/2023 .
.. 31350H-JE-5 |FNR 9455 H = CMO/RMBS .......evnnninins e . 09/01/2023 . | Paydoun ... .0 . 0 . 03/25/2024 .
..31350H-08-0 |FNR G946 PY - CMO/RVBS 09/01/2023 . |Paydown 0 0| . 05/17/2024 .
..3137A7-H2-9 | FHR 3800 HE - CMO/RMBS 09/01/2023 . |Paydown 0 0| . 01/15/2040 .
..3138ON-EZ-4 |FN 630252 - RMBS ....... 09/01/2023 . |Paydown 0 0| . 03/01/2032 .
.. 31392C-CN-2 | FNR 0222A GQ - CMO/RMBS . . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2032 .
..31392C-CS-1 |FNR 0222A GC - CMO/RMBS . . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2032 .
..31392E-JK-7 |FNR 0253E EL - CMO/RWBS . . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2032 .
..31392J-6V-6 |FNR 0323D CH - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2033 .
..31392U-8G-8 |FHR 25058 D - CMO/RWBS . 09/01/2023 . | Paydoun ... .0 . 0 . 09/15/2082 .
..313920-LQ-1 |FHR 2515E HC - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 . 10/15/2032 .
..31392X-XT-0 |FHR 2524B HC - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2082 .
..313938-D6-9 |FNR 0341E PN - CMO/RMBS . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2033 .
..31393E-GM-5 |FNR 0371A HD - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 08/25/2033 .
..31393F-MH-6 |FHR 25238 AP - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 11/15/2032 .
..31393F-Pli-0 | FHR 2544D KE - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 12/15/2082 .
..31393F-ZW-9 | FHR 2531B PM - CMO/RMBS . . |- 09/01/2023 . | Paydown 0 0| . 12/15/2032 .
..31393G-XD-1 |FHR 2541A BL - CMO/RWBS . . |- 09/01/2023 . | Paydown 0 0| . 12/15/2082 .
..31393J-32-9 |FHR 2554C MN - CMO/RMBS ..........evvvvvvvvvnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/15/2033 .
..31393L-FT-5 |FHR 2564D AC - CMO/RMBS .........eevmmmmmmnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/15/2083 .
..313930-XY-3 |FHR 2610 VB - CMO/RMBS ..........evvvvrvvvnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/15/2024 .
..313937-L6-1 |FNR 2003-109 YB - CMO/RMBS ......ccoeeeeeiiieeees [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2083 .
..31393U-JE-4 |FNR 2003-127 EG - CMO/RMBS .......coooveeieiennns [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/25/2033 .
..31393X-5K-9 | FNR 2004-36 CB - CMO/RMBS .... . 09/01/2023 . | Paydoun ... .0 . 0 . 05/25/2034 .
..31393X-SN-8 | FNR 2004-25 UC - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 04/25/2034 .
..31394A-WlJ-1 | FNR 2004-60 AB - CMO/RVBS . 09/01/2023 . |Paydown 0 0| . 04/25/2034 .
..31394B-RM-8 | FNR 2004-92 TB - CMO/RMBS ... . 09/01/2023 . | Paydoun ... 0. .0 . . 12/25/2034 .
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..31304C-BZ-4 |FNR 053A CU = CMO/RMBS .....ccooeviiiiiiiiiiieeees s . 09/01/2023 . | Paydoun ... .0 . e (2))n 0 0 e . 02/25/2035 . [1.A ........
..31394D-A7-5 |FNR 2005-48 TD - CMO/RMBS .......ccoovivviiiiiins [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2035 . [1.A ........
..31394D-SU-5 |FNR 2005-38 TC - CMO/RMBS ........ccccoviiiiiiiies [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2035 . [1.A ........
..31394E-4D-7 |FNR 2005-68 BE - CMO/RMBS ..........coovveeeeeees [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2035 . [1.A ........
..31394E-113-8 | FNR 2005-70 KC - CMO/RMBS ......cccoeeeiiiiienees [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2035 . [1.A ........
..31394E-X6-0 |FNR 2005-70 KP - CMO/RMBS ..........ccoeeeeeeeees [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2035 . [1.A ........
..31304K-R8-9 | FHR 2696 DG - CMO/RMBS ........cooovverrennnnnnnns [orninn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2083 . [1.A ........
..31394P-VY-6 |FHR 2743 PH = CMO/RMBS ......ccoovviiiiiiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2034 . [1.A ........
..31304U-86-0 |FNR 2005-110 GL - CMO/RMBS ..........oooeeeeeeees [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2035 . [1.A ........
..31394V-EP-1 |FNR 2005-122 PY - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 01/25/2036 . [1.A .
..31394V-JR-2 | FNR 2005-120 PB - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 01/25/2036 . [1.A .
..31394Y-H9-8 | FHR 2793 PE - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| 0| . 05/15/2034 . [1.A .
..31395T-M9-2 |FHR 2963 DE - CMO/RMBS ......cccoeeviiiiiiiiieeens [oreens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2035 . [1.A ........
..31396F-WU-3 |FHR 3081 CQ - CMO/RMBS ......ooovvereeieeneeeeeees [ oeens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2035 . [1.A ........
..31396J-2C-8 |FHR 3126 CY - CMO/RMBS .....cooeeeereeeennnnenns [ oens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2036 . [1.A ........
..31396L-3T-5 |FNR 2006-114 HE - CMO/RMBS ........cooeeeeeieenns [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2036 . [1.A ........
..31396P-FP-1 |FNR 2006-124 B — CMO/RMBS .......ccceeeeiiieeeess [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2087 . [1.A ........
..31396R-24-9 |FHR 3152 LB - CMO/RMBS .....oooveeeeeeeeeeeeeeeens [ oens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2026 . [1.A ........
..313960-ON-9 | FNR 2007-72 B - CMO/RMBS .......ccovvveeeeeeeneens [ eeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2087 . [1.A ........
..31396W-QT-6 | FNR 2007-72 DB - CMO/RMBS .........ccceeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2037 . [1.A ........
..31396W-Y8-3 |FNR 2007-76 EB - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 08/25/2037 . (1.
..31397B-20i-0 |FHR 3213 PE - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| 0| . 09/15/2036 . (1.
..31397E-QH-1 |FHR 3270 AT - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 01/15/2087 . (1.
..31397J-LI-2 | FHR 3348 HT - CMO/RWBS .. . |. 09/01/2023 . | Paydown 0 0| 0| . 07/15/2037 . (1.
..31397J-VU-5 |FHR 3349 MY - CMO/RWBS .. . |- 09/01/2023 . | Paydown 0 0| 0| . 07/15/2087 . (1.
..31397L-3R-8 |FNR 2008-61 MC - CMO/RMBS .........oovveeeeeenees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2038 . (1.
..31397N-00-1 |FNR 2009-25 PG ~ CMO/RMBS ........eevvvvvvvvnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2039 . [1.A ........
..31404B-0G-0 |FN 763755 - RMBS .........cooeeerininnninnnnnns [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2034 . [1.A ........
..3133T0-J7-0 |FHR 1578 K ~ CMO/RMBS .......eevvvvmevnnvnnnnnnnnns [ eeeeenn . 09/15/2023 . | Paydoun ... .0 . 0 0 . 09/15/2023 . [1.A FE .
..3133T1-FB-3 |FHR 1577 PV — CMO/RMBS .......cevvvvviiiiiiiiiiins oo . 09/15/2023 . | Paydoun ... .0 . 0 0 . 09/15/2023 . [1.A FE .
..3133T3-PK-8 |FHR 1652 PL — CMO/RMBS .......cooeeeeeenennnnnnens [oenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2024 . [1.A ........
..31359B-PE-1 |FNR 1993-122 M - CMO/RMBS . 07/01/2023 . |Paydown 0 0| 0| . 07/25/2023 . (1.
..31359D-6L-2 |FNR 93178 PK - CMO/RWBS . 09/25/2023 . |Paydown 0 0| 0| . 09/25/2023 . (1.
..31359E-YT-2 |FNR 1993-199 PX - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 10/25/2023 . (1.
..31350H-JE-5 |FNR 9455 H - CMO/RMBS ... 09/01/2023 . |Paydown 0 0| 0| . 03/25/2024 . (1.
..31350H-08-0 |FNR G946 PY - CMO/RVBS 09/01/2023 . |Paydown 0 0| 0| 0 |. 05/17/2024 . |1.
..3137A7-H2-9 | FHR 3800 HE - CMO/RMBS ........covvvvvvviiiiinnnns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2040 . (1.
.. 3138ON-EZ-4 |FN 630252 - RMBS .......cooeveiiiiiiiiiiiiiiiiieenns [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2032 . [1.A ........
.. 31392C-CN-2 | FNR 0222A GQ - CMO/RMBS ......ccoovviiiiiiiiieeens [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2032 . [1.A ........
..31392C-CS-1 |FNR 0222A GC - CMO/RMBS ......ccooeveeeiiiieieeens [ oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2032 . [1.A ........
..31392E-JK-7 |FNR 0253E EL - CMO/RMBS ........cooovvvrirninnnnns s . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2032 . [1.A ........
..31392J-6V-6 |FNR 0323D CH - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2033 . [1.A ........
..31392U-8G-8 |FHR 25058 D - CMO/RWBS . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 09/15/2082 . [1.A ........
..313920-LQ-1 |FHR 2515E HC - CMO/RMBS ... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 10/15/2082 . [1.A ........
..31392X-XT-0 |FHR 2524B HC - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 11/15/2082 . [1.A .
..313938-D6-9 |FNR 0341E PN - CMO/RMBS . . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 06/25/2033 . [1.A ........
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..31393E-GM-5 |FNR 0371A HD - CMO/RMBS .........cooeevvrrninnnnns [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 e . 08/25/2033 .
..31393F-MH-6 |FHR 25238 AP - CMO/RMBS ..........eevvmmmmnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2032 .
..31393F-Pli-0 |FHR 2544D KE - CMO/RMBS .........evvvvmmnnnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2082 .
..31393F-ZW-9 |FHR 2531B PM - CMO/RMBS .......cooeveiieieieeeenns [ eeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2032 .
..31393G-XD-1 |FHR 2541A BL - CMO/RMBS .........ooooevrrnniinnnns [ornenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2082 .
..31393J-32-9 |FHR 2554C MN - CMO/RMBS ..........evvvvvvvvvnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2033 .
..31393L-FT-5 |FHR 2564D AC - CMO/RMBS .........eevvvmmmnnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2083 .
..313930-XY-3 |FHR 2610 VB - CMO/RMBS ..........evvvvrvvvnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2024 .
..31393T-L6-1 |FNR 2003-109 YB - CMO/RMBS ......ccooeeeeeiienees [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2083 .
..31393U-JE-4 |FNR 2003-127 EG - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 12/25/2033 .
..31393X-5K-9 | FNR 2004-36 CB - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 05/25/2034 .
..31393X-SN-8 | FNR 2004-25 UC - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 04/25/2034 .
..31394A-IlJ-1 | FNR 2004-60 AB - CMO/RMBS ........ccoovveeerennes [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2034 .
..31394B-RM-8 | FNR 2004-92 TB - CMO/RMBS .......ccoeviviiiiiiins [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2034 .
..31304C-BZ-4 |FNR 053A CU - CMO/RMBS .....cccoeveiiiiiiiiiienees s . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2035 .
..31394D-A7-5 |FNR 2005-48 TD - CMO/RMBS .......ccoovviiiiiiiins [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2035 .
..31394D-SU-5 |FNR 2005-38 TC - CMO/RMBS .......cccoooiiiiiiiies [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2035 .
..31394E-4D-7 |FNR 2005-68 BE - CMO/RMBS ..........coovveeeeeees [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2035 .
.. 31394E-1I3-8 | FNR 2005-70 KC - CMO/RMBS ......ccoeeveeiiiieeees [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2035 .
..31394E-X6-0 |FNR 2005-70 KP - CMO/RMBS ..........cceeeeeeeeees [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2035 .
..31304K-R8-9 | FHR 2696 DG - CMO/RVBS .. 09/01/2023 . |Paydown 0 0| 0| . 10/15/2033 .
..31394P-VY-6 | FHR 2743 PH - CMO/RMBS .. 09/01/2023 . |Paydown 0 0| 0| . 02/15/2034 .
..31304U-86-0 |FNR 2005-110 GL - CMO/RWBS 09/01/2023 . |Paydown 0 0| 0| . 12/25/2035 .
..31394V-EP-1 |FNR 2005-122 PY - CMO/RMBS . |. 09/01/2023 . | Paydown 0 0| 0| . 01/25/2036 .
..31394V-JR-2 | FNR 2005-120 PB - CMO/RMBS . |- 09/01/2023 . | Paydown 0 0| 0| . 01/25/2036 .
..31394Y-H9-8 |FHR 2793 PE - CMO/RMBS .......cceeeeeeiieiiieenees [ oeens . 09/01/2023 . | Paydoun ... .0 . 0 .0 . . 05/15/2034 .
..31395T-M9-2 |FHR 2963 DE - CMO/RMBS ......cccoveeiiiiiiiiieeens s . 09/01/2023 . | Paydown .0 . 0 0 |... . 04/15/2035 .
..31396E-P4-2 |FHR 3066 EE - CMO/RMBS ...........eevvvvvvvvnnnnns [erneenn . 08/21/2023 . |PNC CAPITAL MKTS .0 . 0 24) ... . 11/15/2035 .
..31396F-WU-3 |FHR 3081 CQ - CMO/RMBS ......cooeeereeeeenneeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 .0 . . 12/15/2035 .
..31396J-2C-8 |FHR 3126 CY - CMO/RMBS .....ooovveeeneneenieeenees [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2036 .
..31396L-3T-5 |FNR 2006-114 HE - CMO/RMBS ........cooeeeeiieeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2036 .
..31396P-FP-1 | FNR 2006-124 B - CMO/RWBS . 09/01/2023 . |Paydown 0 0| 0| . 01/25/2037 .
..31396R-24-9 |FHR 3152 LB - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| 0| . 05/15/2026 .
.. 31396W-QN-9 | FNR 2007-72 B - CMO/RWBS 09/01/2023 . |Paydown 0 0| 0| . 07/25/2037 .
..31396W-QT-6 | FNR 2007-72 DB - CMO/RWBS . 09/01/2023 . |Paydown 0 0| 0| . 07/25/2037 .
..31396W-Y8-3 | FNR 2007-76 EB - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 08/25/2037 .
..31397B-20i-0 |FHR 3213 PE - CMO/RMBS .....ccoeeiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2036 .
..31397E-0H-1 |FHR 3270 AT - CMO/RMBS .......covvvvriiiiiiiiinnns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2037 .
..31397J-LI-2 |FHR 3348 HT - CMO/RMBS ......ccoeveiiiiiiiiiieiees [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2087 .
..31397J-VU-5 |FHR 3349 MY - CMO/RMBS ........ccoeieeiieiieeeeees [ eeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2037 .
..31397L-3R-8 |FNR 2008-61 MC - CMO/RMBS ........ccoeveeeeeennes [ orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2038 .
..31397N-00-1 |FNR 2009-25 PG - CMO/RMBS . . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2039 .
..31404B-0G-0 |FN 763755 - RWBS . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 02/01/2034 .
..68285T-AH-2 | ONSLOW CNTY N C LTD OBLIG .... .. 07/10/2023 . |Call @ 100.00 . .0 . 0 0 . 06/01/2026 .
..3133T0-J7-0 |FHR 1578 K - CMO/RMBS ... 09/15/2023 . |Paydoun ... . 0 0| 0| . 09/15/2023 .
..3133T1-FB-3 |FHR 1577 PV - CMO/RMBS ..... . 09/15/2023 . | Paydoun ... .1 0. .0 . 0. . 09/15/2023 .
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..3133T3-PK-8 |FHR 1652 PL — CMO/RMBS .......cooeeeeeenennnnnnens [oenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/15/2024 . [1.A ........
..31359B-PE-1 |FNR 1993-122 M — CMO/RMBS .........evvvvvvvmnnnnns [erneenn . 07/01/2023 . | Paydoun ... .0 . 0 . 07/25/2023 . [1.A ........
..31359D-6L-2 |FNR 93178 PK - CMO/RMBS .........cooeevernnninnnns [orinnn . 09/25/2023 . | Paydoun ... .0 . 0 . 09/25/2023 . [1.A ........
..31359E-YT-2 |FNR 1993-199 PX - CMO/RMBS ........ccvvvvvvvvnnns [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/25/2023 . [1.A ........
..31350H-JE-5 |FNR 9455 H = CMO/RMBS ......eevnnniniis [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/25/2024 . [1.A ........
..31350H-08-0 |FNR G946 PY - CMO/RMBS .......oovverreneeennneenns [eeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 | 05/17/2024 . |1.A ........
..3137A7-H2-9 | FHR 3800 HE - CMO/RMBS ........covvvvvvviiviininns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/15/2040 . [1.A ........
.. 3138ON-EZ-4 |FN 630252 - RMBS .......cooeeeeiiiiiiiiiiiiiiiinnnns [ . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2032 . [1.A ........
.. 31392C-CN-2 | FNR 0222A GQ - CMO/RMBS ......ccoovveiiiiiiiieeens [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2032 . [1.A ........
..31392C-CS-1 |FNR 0222A GC - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 04/25/2032 . [1.A .
..31392E-JK-7 |FNR 0253E EL - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 09/25/2032 . 1.A .
..31392J-6V-6 |FNR 0323D CH - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 04/25/2033 . 1.A .
..31392U-BG-8 |FHR 25058 D — CMO/RMBS .......ccooviieiiiiiiieeees [oeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/15/2082 . [1.A ........
..313920-LQ-1 |FHR 2515E HC - CMO/RMBS ..........evvmmmmmmnnnnnnn [eeneenn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/15/2082 . [1.A ........
..31392X-XT-0 |FHR 2524B HC — CMO/RMBS .........eevvvvvvvnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2082 . [1.A ........
..313938-D6-9 |FNR 0341E PN = CMO/RMBS ......ccooveeeeieeiiieeens [ oeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/25/2033 . [1.A ........
..31393E-GM-5 |FNR 0371A HD - CMO/RMBS .........oooevvrrrnnnnnnns [oeiinn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2083 . [1.A ........
..31393F-MH-6 |FHR 25238 AP - CMO/RMBS ..........ummmmnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2082 . [1.A ........
..31393F-Pli-0 |FHR 2544D KE - CMO/RMBS .........evvvvmmnnnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/15/2082 . [1.A ........
..31393F-ZW-9 |FHR 2531B PM - CMO/RMBS .......cooevviieiiieinnens [ oeens . 09/01/2023 . | Paydoun ... .0 . 0 . 12/15/2082 . [1.A ........
..31393G-XD-1 |FHR 2541A BL - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 12/15/2082 . (1.
..31393J-32-9 | FHR 2554C MN - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 01/15/2033 . (1.
..31393L-FT-5 |FHR 2564D AC - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 02/15/2083 . (1.
..313930-XY-3 |FHR 2610 VB - CMO/RMBS .. . |. 09/01/2023 . | Paydown 0 0| . 07/15/2024 . (1.
..313937-L6-1 |FNR 2003-109 YB - CMO/RMBS . |- 09/01/2023 . | Paydown 0 0| . 11/25/2083 . (1.
..31393U-JE-4 |FNR 2003-127 EG - CMO/RMBS .......ccoovveeeiennns [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/25/2033 . (1.
..31393X-5K-9 | FNR 2004-36 CB - CMO/RMBS ........cccooiiiiiiiies [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/25/2034 . [1.A ........
..31393X-SN-8 | FNR 2004-25 UC ~ CMO/RMBS .........cevvvvvvvvnnnns [eenenn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2034 . [1.A ........
..31394A-IlJ-1 |FNR 2004-60 AB - CMO/RMBS .........cooeeveeeenees [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2034 . [1.A ........
..31394B-RM-8 | FNR 2004-92 TB - CMO/RMBS .......ccoeviiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/25/2034 . (1.A ........
..31304C-BZ-4 |FNR 053A CU = CMO/RMBS .....ccooeviiieiiiiiiienees s . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2035 . [1.A ........
..31394D-A7-5 |FNR 2005-48 TD - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 06/25/2035 . (1.
.. 31394D-SU-5 |FNR 2005-38 TC - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 05/25/2035 . (1.
..31394E-4D-7 |FNR 2005-68 BE - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 08/25/2035 . (1.
..31394E-1I3-8 | FNR 2005-70 KC - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 08/25/2035 . (1.
..31394E-X6-0 |FNR 2005-70 KP - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 06/25/2035 . (1.
..31304K-R8-9 | FHR 2696 DG - CMO/RMBS ........ccoeveeeeennnnnnnns [oriens . 09/01/2023 . | Paydoun ... .0 . 0 . 10/15/2033 . (1.
..31394P-VY-6 |FHR 2743 PH = CMO/RMBS ......ccoovviiiiiiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/15/2034 . [1.A ........
..31304U-86-0 |FNR 2005-110 GL - CMO/RMBS ..........ccooeeeeeens [orennn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/25/2035 . [1.A ........
..31394V-EP-1 |FNR 2005-122 PY — CMO/RMBS ..........eevvvvvvvnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A ........
..31394V-JR-2 | FNR 2005-120 PB — CMO/RMBS ..........evvvmmunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/25/2036 . [1.A ........
..31394Y-H9-8 |FHR 2793 PE - CMO/RMBS .......cceeeieeieeeeieenens [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 . 05/15/2034 . [1.A ........
..31305T-M9-2 |FHR 2963 DE - CMO/RWBS . |- 09/01/2023 . |Paydoun ... . .0 . 0 . 04/15/2035 . [1.A ........
..31396E-P4-2 |FHR 3066 EE - CMO/RMBS .. . |- 08/21/2023 . [PNC CAPITAL MKTS ,000 .0 . 0 . 11/15/2035 . [1.A ........
..31396F-WU-3 |FHR 3081 CQ - CMO/RVBS .. 09/01/2023 . |Paydoun ... 0 0| . 12/15/2035 . [1.A .
..31396J-2C-8 |FHR 3126 CY - CMO/RWBS ..... . 09/01/2023 . | Paydoun ... 0. .0 . . 03/15/2036 . [1.A ........
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..31396L-3T-5 |FNR 2006-114 HE - CMO/RMBS ........cooeeeiiieeees [orennn . 09/01/2023 . | Paydoun ... ....210 217 e .0 . 0 . 12/25/2036 .
..31396P-FP-1 |FNR 2006-124 B - CMO/RMBS ..........cceeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... R K ... 150 ... .0 . 0 . 01/25/2037 .
..31396R-2H-9 |FHR 3152 LB — CMO/RMBS .....ccooeeerieeeenneienens [ . 09/01/2023 . | Paydoun ... .22 T .0 . 0 . 05/15/2026 .
..31396W-ON-9 | FNR 2007-72 B - CMO/RMBS ........coevvveeeeeeeeens [ . 09/01/2023 . | Paydoun ... .0 . 0 . 07/25/2037 .
..31396W-QT-6 |FNR 2007-72 DB - CMO/RMBS ......ccooeveeieeiieees [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/25/2037 .
..31396W-Y8-3 |FNR 2007-76 EB ~ CMO/RMBS .........ccvvvvvvvvnnns [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2037 .
..31397B-20i-0 |FHR 3213 PE - CMO/RMBS .....ccoeviiiiiiiiiiiieeees s . 09/01/2023 . | Paydoun ... .0 . 0 . 09/15/2036 .
..31397E-0H-1 |FHR 3270 AT - CMO/RMBS .......cevvvvviiiiiiiinnnns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/15/2037 .
..31397J-LI-2 |FHR 3348 HT - CMO/RMBS .....cccoeeviiiiiiiiiieeees [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 . 07/15/2087 .
..31397J-VU-5 |FHR 3349 MY - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| . 07/15/2037 .
..31397L-3R-8 | FNR 2008-61 MC - CMO/RVBS . 09/01/2023 . |Paydown 0 0| . 07/25/2038 .
..31397N-00-1 |FNR 2009-25 PG - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 04/25/2039 .
..31404B-0G-0 |FN 763755 - RWBS P I . 09/01/2023 . | Paydoun ... I .0 . .0 . . 02/01/2034 .
..68285T-AH-2 | ONSLOW CNTY N C LTD OBLIG ....ooveveveiiiiiiiiies [ e . 07/10/2023 . |Call @ 100.00 ...cevvvvvee Joveeeeeeeeeeeeieeens |oveeeeens 25,000 |............25,000 |............25,307 [............ 25,000 0 0 . 06/01/2026 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 182,197 185,365 0 0 182,444 XXX
..431571-AB-4 |HILLENBRAND INC .....ccooeiiiiiiiiiiiiieiiieeeees [ . 09/07/2023 . |PNC CAPITAL MKTS . 1,784,695 1,872,925 |.... .0 . o0 | 1,868,723 .. . 09/15/2026 .
..55265K-6V-6 | MASTR 2004-1 519 — CMO/RMBS .........evvuvmmnnnnn [erreenn . 09/01/2023 . | Paydown .0 . 0 . 02/25/2034 .
..55265K-X4-6 | MASTR 2003-11 2A8 - CMO/RMBS .......ccooeiiiiies [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/25/2033 .
.. T4434T-P4-3 | PHS 1993-63 A6 — CMO/RMBS ..........eevvvvvevnnn [erreenn . 09/01/2023 . | Paydoun ... K .0 . 0 . 01/25/2024 .
. 008117-AG-8 |AETNA INC ...ooooerrririiiii [ . 08/15/2023 . |Maturity @ 100.00 ....... |.... .1,513,334 |.... ....(1,334) ] .0 . 0 . 08/15/2023 .
..254687-AH-9 | TWDC ENTERPRISES 18 CORP .......cevvvvvvevviinnnns [ereeenn . 07/15/2023 . |Call @ 103.02 ............ ..724,361 |.... ....(3,227) | .0 . 0 . 07/15/2093 .
..316500-AB-3 |FIDUS INVESTMENT CORP ..........cooevereneeeeeennns [eenenn . 07/17/2023 . |PNC CAPITAL MKTS . . ........2,013,821 |.... ....(2,53) | .0 . 0 e . ( . 01/31/2026 .
..337930-AD-3 | NEW YORK COMMUNITY BANCORP INC ........cccvunn [ereeenn . 06/30/2023 . | Adjustment .... 500,000 |.......... 500,000 |.......... 500,000 |.... .. K .0 . ...0 |.......... 500,000 |.. . (51,250) . . 11/01/2030 .
..361582-AD-1 | GEICO CORP ....evvvvvrrrrrririiiinrrreniennninnnnennns [ eeeeens . 07/15/2023 . |Maturity @ 100.00 . 3,000,000 |........ 3,565,920 |........3,026,210 |....cevvveennnn O e (25,210) | .0 [ (25,210) ... 0 e 3,000,000 |.. ...220,500 |. 07/15/2023 .
..427866-AL-2 |HERSHEY CO ... 07/27/2023 . [PNC CAPITAL MKTS ..2,679,000 ..3,143,082 |. .. (17,008) |. 0 (17,098) 0| .2,817,4% . 08/15/2027 .
..431571-AB-4 | HILLENBRAND INC .. 09/07/2023 . [PNC CAPITAL MKTS ..1,850,000 1,890,959 |. (4,201) | 0 0| .1,868,723 . 09/15/2026 .
..45384B-AA-4 | INDEPENDENT BANK GROUP INC 07/10/2023 . [PNC CAPITAL MKTS ..1,000,000 1,052,500 |. .(6,953) | 0 0| .1,014,363 . 08/01/2024 . 2.B FE ....
..53227J-AA-2 |LIFE STORAGE LP ..... . |- 07/25/2023 . | Unknoun ... ..3,000,000 ..2,898,300 |. 5,917 | 0 0| . 2,948,663 . 12/15/2027 . 2.B FE ....
..55265K-6V-6 | MASTR 2004-1 519 - CMO/RMBS . . |- 09/01/2023 . | Paydown 0 0| .97 . 02/25/2034 . [1.AFM ...
..55265K-X4-6 | MASTR 2003-11 2A8 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 673 |.. . 12/25/2033 . [3.A FM ....
.. T4434T-P4-3 | PHS 1993-63 A6 - CMO/RMBS ..........eevvvvevunen [erreenn . 09/01/2023 . | Paydown .0 . 0 121 . 01/25/2024 . (1.A FM ...
..BBESCH-AF-1 | Times Mirror Co .........eevvvvvmvmmmmnmnnnnnnnnnnns [eeneen . 07/31/2023 . |PNC CAPITAL MKTS UV I S .0 . 0 U I . 09/15/2027 . [6. Z .......
..962166-AS-3 | WEYERHAEUSER CO .....coovvveiiiiiiiiiiiiiiiiiiieeees [ . 07/15/2023 . |Maturity @ 100.00 423,612 |.... .0 . o0 |eeeen.....420,000 |.. . 07/15/2023 . 2.B FE ....
. 008117-AG-8 |AETNA INC ....oooeerriiiiiii [ . 08/15/2023 . |Maturity @ 100.00 . ..1,537,825 |.... . .0 . .0 |..eeen. 1,512,000 .. . 08/15/2023 . [1.G FE ....
..254687-AH-9 | TWDC ENTERPRISES 18 CORP .......evvvvvvvvvviinnnns [ereeenn . 07/15/2023 . |Call @ 103.02 .... .... 700,000 749,722 |...........724,361 |.... . .0 . 0 | 721,134 | . 07/15/2093 . [1.G FE ....
..316500-AB-3 |FIDUS INVESTMENT CORP ...... 07/17/2023 . [PNC CAPITAL MKTS ..2,000,000 ..2,022,700 |. .2,013,821 |. .(2,535) | 0 0| .2,011,286 (156,286) |. . 01/31/2026 . [1.G PL ....
..337930-AD-3 | NEW YORK COMMUNITY BANCORP INC 06/30/2023 . | Adjustment .. . 500,000 . 500,000 |. . 500,000 |. ...0 ] 0 0| 500,000 . (51,250) |. . 11/01/2030 . [2.C FE ....
..361582-AD-1 | GEICO CORP ... 07/15/2023 . |Maturity @ 100.00 . ..3,000,000 ..3,565,920 |. .3,026,210 |. .. (25,210) | 0 0| .3,000,000 ....0 . 07/15/2023 . (1.D FE ....
..427866-AL-2 |HERSHEY CO 07/27/2023 . [PNC CAPITAL MKTS ..2,679,000 ..3,143,082 |. .2,834,59 |. .. (17,008) |. 0 0| .2,817,4% .91,921 . 08/15/2027 . [1.E FE ....
..431571-AB-4 | HILLENBRAND INC .. 09/07/2023 . [PNC CAPITAL MKTS ..1,850,000 1,890,959 |. (4,201) | 0 0| .1,868,723 . (84,028) |. . 09/15/2026 . [3.A FE ....
..45384B-AA-4 | INDEPENDENT BANK GROUP INC ......oooeveeeeeeennns s . 07/10/2023 . |PNC CAPITAL MKTS ... 1,000,000 |........ 1,052,500 |.... .0 . 0 e 1,014,363 |.. . 08/01/2024 . (2.B FE ....
..53227J-AA-2 | LIFE STORAGE LP ......eevvvvvvrrnnnnnininninnnnnnnns [ eeeeens . 07/25/2023 . | Unknoun ... .0 . w0 ]eeennnn. 2,948,663 .. . 12/15/2027 . 2.B FE ....
..55265K-6V-6 | MASTR 2004-1 519 — CMO/RMBS .........eevmvemunnnn [erreenn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2034 . [1.AFM ...
..55265K-X4-6 | MASTR 2003-11 2A8 - CMO/RMBS .......cccoeiiiiees [oeeenn . 09/01/2023 . | Paydoun ... . .0 . 0 . 12/25/2033 . [3.A FM ....
.. T4434T-P4-3 | PHS 1993-63 A6 - CMO/RMBS ..........eevvvvevunen [erreenn . 09/01/2023 . | Paydoun ... . 121 ). . . .. K .0 . 0 . 01/25/2024 . (1.A FM ...
..BBESCH-AF-1 | Times Mirror Co ......cccccevvvvvvrvvvvvnnnnnnnnnnns [eenenns . 07/31/2023 . |PNC CAPITAL MKTS ...ooove Jovveeeeeeeeiieieeens Joveeeeeeens 1,062 |........ 1,139,000 J..oooeeeeeeennn T, Tl 0l [ 0l [ 0 . 09/15/2027 . 16. Z .......
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..962166-AS-3 | WEYERHAEUSER CO .....cceeeeeeeiiiiiiiiiiiiiiiiiieees oo . 07/15/2023 . |Maturity @ 100.00 ... |oeeeeeeeeeennnnennss |oeeeeens 420,000 |...oeeee..s 420,000 |........... 423,612 |........... 420,163 |............... [ PP (163) [...ennennneeeee [ PP (163) [...enneenenees [ PP 420,000 [..oooeiiinnnns 0 foooiiinnnnnes [ PP [ 29,925 |. 07/15/2023 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 34,597,360 37,452,520 37,462,651 35,612,467 0 (113,892) 0 (113,892) 0 35,498,575 0 (901,215) (901,215) 1,933,096
2509999997. Total - Bonds - Part 4 35,513,246 38,435,349 38,461,664 36,600,294 0 (120,045) 0 (120,045) 0 36,480,249 0 (967,003) (967,003) 1,975,031
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 35,513,246 38,435,349 38,461,664 36,600,294 0 (120,045) 0 (120,045) 0 36,480,249 0 (967,003) (967,003) 1,975,031
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

4509999999. Total - Preferred Stocks

..451100-10-1 | ICAHN ENTERPRISES UNT .....cevviiiiiiiiiiieeae | s . 09/27/2023 . [PNC CAPITAL NKTS
..25961D-10-5 | DOUGLAS ELLIMAN ORD ... - |- 07/05/2023 . |PNC CAPITAL MKTS .
..451100-10-1 | ICAHN ENTERPRISES UNT ... .. |- 09/27/2023 . [PNC CAPITAL NKTS
..74348T-10-2 | PROSPECT CAPITAL ORD - |- 06/27/2023 . [PNC CAPITAL NKTS
..25961D-10-5 | DOUGLAS ELLIMAN ORD ... .. |- 07/05/2023 . |PNC CAPITAL MKTS .
..451100-10-1 | ICAHN ENTERPRISES UNT . . 09/27/2023 . [PNC CAPITAL MKTS .

Traded 42 XXX 227 104 123 0 0 123 0 221 0 (185) (185) 10 XXX XXX
5989999997. Total - Common Stocks - Part 4 [ XXX 227 104 123 0 0 123 0 227 0 (185) (185) 10 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks [ XXX 227 104 123 0 0 123 0 227 0 (185) (185) 10 XXX XXX
5999999999. Total - Preferred and Common Stocks 42 XXX 217 104 123 0 0 123 0 27 0 (185) (185) 10 XXX XXX
6009999999 - Totals 35,513,288 XXX 38,461,891 36,600,398 123 (120,045) 0 (119,922) 0 36,480,476 0 (967,188) (967,188) 1,975,040 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
P N C - COMMERCIAL ACCT ........ CLEVELAND, OH .o o e fromemen om0 | 0 . (1,384,554 ........... (1,802, 853) |......... (1,843,016)|..
P N C - DIVIDEND ACCT ............ CLEVELAND, OH oo foven e frommmieee frmernccrnnees e fererereneeeeeeeen (9,797 [ (9,631 | (10,189)|..
P N C - PAYROLL ACCT ............. CLEVELAND, OH oo oo e e Joeeeeeicceeeeeeeeee oeeeeeeeieieeeeeeees feeeeeereiiieeen 8,294 | 3,294 [, 3,294 |.

WELLS FARGO - PUNA ACCT
PETTY CASH
U.S. BANK

WILKES-BARRE, PA .
BEACHWOOD, OH ..

R 5,005

R 5,000

30,304 |..

R 5,02 |.

SAVINGS MMF ..o CLEVELAND, OH .oooeeeicices fovenn e fromemmees freneiicicciciins o oo 2,898,308 |........... 3,323,716 |............ 3,391,199 |.
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 60 0 1,544,327 1,551,308 1,577,114
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 60 0 1,544,327 1,551,308 1,577,114
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

1,544,327

1,561,308

1,577,114

E13
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

ololo|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

0

262006-20-8 .......
992292-18-5 ........

DREYFUS GVT CSH MGT INST
FEDERATED HERMES GOVERNMENT ACI - INCOME ..

B 12/01/2022
e, 09/29/2023

...... 5,000,000 |..
...... 5,481,530 |..

.... 183,963

8309999999.

Subtotal - All Other Money Market Mutual Funds

10,481,530

8609999999 - Total Cash Equivalents

10,481,530

216,371
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